
STATE OF ARIZONA

January 31, 2017

ATZF

ST OF AZ POOL 5 LGIP

February 7, 2017As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

CASH
1.000000Exchange Rate:US DOLLAR

USD US DOLLAR

1.000000Local341.660 341.66 341.661.000000 0.00 0.00
1.000000Base 341.66 341.661.000000 0.00 0.00

US DOLLAR  Total
341.660 Local 341.66 341.66 0.00 0.00

Base 341.66 341.66 0.00 0.00

Base341.660 341.66 341.66 0.00 0.00

CASH Total

CASH EQUIVALENT
1.000000Exchange Rate:US DOLLAR

06 Feb 20170.702665JP61 AMERICAN HONDA FINAN

99.990278Local25,000,000.000 24,997,569.44 24,997,569.4499.990278 0.00 2.11
99.990278Base 24,997,569.44 24,997,569.4499.990278 0.00 2.11

06 Apr 20170.802665JR69 AMERICAN HONDA FINAN

99.857778Local10,000,000.000 9,985,777.78 9,985,777.7899.857778 0.00 0.84
99.857778Base 9,985,777.78 9,985,777.7899.857778 0.00 0.84

07 Mar 20170.7603785DQ74 APPLE INC

99.928222Local20,000,000.000 19,985,644.45 19,985,644.4599.928222 0.00 1.69
99.928222Base 19,985,644.45 19,985,644.4599.928222 0.00 1.69

11 Apr 20170.803785DRB4 APPLE INC

99.846667Local30,000,000.000 29,954,000.00 29,954,000.0099.846667 0.00 2.53
99.846667Base 29,954,000.00 29,954,000.0099.846667 0.00 2.53

23 Feb 20170.8506417JPP1 BANK OF NOVA SCOTIA/THE

99.948056Local25,000,000.000 24,987,013.89 24,987,013.8999.948056 0.00 2.11
99.948056Base 24,987,013.89 24,987,013.8999.948056 0.00 2.11

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

January 31, 2017

ATZF

ST OF AZ POOL 5 LGIP

February 7, 2017As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

13 Feb 20170.7606538BPD9 BANK TOKYO MIT UFJ NY

99.974667Local20,000,000.000 19,994,933.33 19,994,933.3399.974667 0.00 1.69
99.974667Base 19,994,933.33 19,994,933.3399.974667 0.00 1.69

06 Feb 20170.5316677JP67 CHEVRON CORP

99.992639Local30,000,000.000 29,997,791.67 29,997,791.6799.992639 0.00 2.53
99.992639Base 29,997,791.67 29,997,791.6799.992639 0.00 2.53

08 Feb 20170.619121AP88 COCA-COLA COMPANY

99.988333Local10,000,000.000 9,998,833.33 9,998,833.3399.988333 0.00 0.84
99.988333Base 9,998,833.33 9,998,833.3399.988333 0.00 0.84

09 Jun 20170.9219121AT92 COCA-COLA COMPANY

99.691022Local15,000,000.000 14,950,933.34 14,953,653.3099.672889 2,719.96 1.26
99.691022Base 14,950,933.34 14,953,653.3099.672889 2,719.96 1.26

13 Feb 20170.82063C0PD8 CONCORD MIN CPTL CO

99.973333Local25,000,000.000 24,993,333.33 24,993,333.3399.973333 0.00 2.11
99.973333Base 24,993,333.33 24,993,333.3399.973333 0.00 2.11

25 Sep 20171.3970621684BP65 COOPERATIEVE CENTRALE

100.000000Local2,500,000.000 2,500,000.00 2,500,000.00100.000000 0.00 0.21
100.000000Base 2,500,000.00 2,500,000.00100.000000 0.00 0.21

21 Feb 20170.9424023GPM3 DCAT, LLC

99.947778Local17,000,000.000 16,991,122.22 16,991,122.2299.947778 0.00 1.44
99.947778Base 16,991,122.22 16,991,122.2299.947778 0.00 1.44

06 Mar 20170.692546R2Q66 WALT DISNEY CO

99.936750Local20,000,000.000 19,987,350.00 19,987,350.0099.936750 0.00 1.69
99.936750Base 19,987,350.00 19,987,350.0099.936750 0.00 1.69

28 Apr 20170.792546R2RU2 WALT DISNEY CO

99.811278Local25,000,000.000 24,952,819.44 24,952,819.4499.811278 0.00 2.11
99.811278Base 24,952,819.44 24,952,819.4499.811278 0.00 2.11

28 Feb 20170.6530229APU7 EXXON MOBIL CORP

99.951250Local25,000,000.000 24,987,812.50 24,987,812.5099.951250 0.00 2.11
99.951250Base 24,987,812.50 24,987,812.5099.951250 0.00 2.11

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

January 31, 2017

ATZF

ST OF AZ POOL 5 LGIP

February 7, 2017As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

23 Mar 20170.6430229AQP7 EXXON MOBIL CORP

99.911111Local25,000,000.000 24,977,777.78 24,977,777.7899.911111 0.00 2.11
99.911111Base 24,977,777.78 24,977,777.7899.911111 0.00 2.11

29 Mar 20170.736960LQV0 GENERAL ELECTRIC CO

99.891111Local25,000,000.000 24,972,777.77 24,972,777.7799.891111 0.00 2.11
99.891111Base 24,972,777.77 24,972,777.7799.891111 0.00 2.11

01 Feb 20170.8338102JP17 GOLDEN FUNDING CORP

100.000000Local20,000,000.000 20,000,000.00 20,000,000.00100.000000 0.00 1.69
100.000000Base 20,000,000.00 20,000,000.00100.000000 0.00 1.69

08 Feb 20170.8738102JP82 GOLDEN FUNDING CORP

99.983083Local10,000,000.000 9,998,308.33 9,998,308.3399.983083 0.00 0.84
99.983083Base 9,998,308.33 9,998,308.3399.983083 0.00 0.84

02 Mar 20170.945779PQ27 INSTITUTIONAL SECURED

99.927500Local25,000,000.000 24,981,875.00 24,981,875.0099.927500 0.00 2.11
99.927500Base 24,981,875.00 24,981,875.0099.927500 0.00 2.11

03 Apr 20170.0148803TCM4 KELLS FDG LLC

99.839028Local25,000,000.000 24,959,756.94 24,959,756.9499.839028 0.00 2.11
99.839028Base 24,959,756.94 24,959,756.9499.839028 0.00 2.11

06 Feb 20170.6553245PP69 ELI LILLY & COMPANY

99.990972Local40,000,000.000 39,996,388.89 39,996,388.8999.990972 0.00 3.38
99.990972Base 39,996,388.89 39,996,388.8999.990972 0.00 3.38

01 Feb 20170.7159515MP17 MICROSOFT CORP

100.000000Local20,000,000.000 20,000,000.00 20,000,000.00100.000000 0.00 1.69
100.000000Base 20,000,000.00 20,000,000.00100.000000 0.00 1.69

09 Mar 20170.7463743CQ97 NATL RURAL UTIL COOP

99.926000Local20,000,000.000 19,985,200.00 19,985,200.0099.926000 0.00 1.69
99.926000Base 19,985,200.00 19,985,200.0099.926000 0.00 1.69

15 Mar 20170.664105RQF0 NESTLE FIN FRANCE S.

99.930000Local24,750,000.000 24,732,675.00 24,732,675.0099.930000 0.00 2.09
99.930000Base 24,732,675.00 24,732,675.0099.930000 0.00 2.09

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

January 31, 2017

ATZF

ST OF AZ POOL 5 LGIP

February 7, 2017As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

14 Feb 20170.7866844CPE8 NORTHWESTERN UNIVERS

99.971833Local14,250,000.000 14,245,986.25 14,245,986.2599.971833 0.00 1.20
99.971833Base 14,245,986.25 14,245,986.2599.971833 0.00 1.20

21 Feb 20170.8366844CPM0 NORTHWESTERN UNIVERS

99.953889Local15,000,000.000 14,993,083.33 14,993,083.3399.953889 0.00 1.27
99.953889Base 14,993,083.33 14,993,083.3399.953889 0.00 1.27

06 Mar 20170.866844CQ64 NORTHWESTERN UNIVERS

99.926667Local15,000,000.000 14,989,000.00 14,989,000.0099.926667 0.00 1.27
99.926667Base 14,989,000.00 14,989,000.0099.926667 0.00 1.27

24 Feb 20170.6471344TPQ9 PEPSICO INC

99.959111Local25,000,000.000 24,989,777.78 24,989,777.7899.959111 0.00 2.11
99.959111Base 24,989,777.78 24,989,777.7899.959111 0.00 2.11

10 Mar 20170.6571344TQA3 PEPSICO INC

99.933194Local25,000,000.000 24,983,298.61 24,983,298.6199.933194 0.00 2.11
99.933194Base 24,983,298.61 24,983,298.6199.933194 0.00 2.11

21 Feb 20170.6174005HPM8 PRAXAIR INC

99.966111Local30,000,000.000 29,989,833.34 29,989,833.3499.966111 0.00 2.53
99.966111Base 29,989,833.34 29,989,833.3499.966111 0.00 2.53

13 Feb 20170.6677119LPD5 ROCHE HOLDING INC

99.978000Local10,000,000.000 9,997,800.00 9,997,800.0099.978000 0.00 0.84
99.978000Base 9,997,800.00 9,997,800.0099.978000 0.00 0.84

04 Apr 20170.6677119LR43 ROCHE HOLDING INC

99.886333Local15,000,000.000 14,982,950.00 14,982,950.0099.886333 0.00 1.27
99.886333Base 14,982,950.00 14,982,950.0099.886333 0.00 1.27

01 Aug 20171.18225X2V19 SHELL INTNL FNC B.V

99.500239Local2,000,000.000 1,988,938.89 1,990,004.7899.446945 1,065.89 0.17
99.500239Base 1,988,938.89 1,990,004.7899.446945 1,065.89 0.17

22 Feb 20170.7488602TPN7 THUNDER BAY FNDNG LLC

99.956833Local18,013,000.000 18,005,224.39 18,005,224.3999.956833 0.00 1.52
99.956833Base 18,005,224.39 18,005,224.3999.956833 0.00 1.52

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

January 31, 2017

ATZF

ST OF AZ POOL 5 LGIP

February 7, 2017As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

02 Mar 20170.569113A2Q25 UNITED PARCEL SERVIC

99.954889Local30,000,000.000 29,986,466.66 29,986,466.6699.954889 0.00 2.53
99.954889Base 29,986,466.66 29,986,466.6699.954889 0.00 2.53

02 Feb 20170.48923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local2,813,802.660 2,813,802.66 2,813,802.66100.000000 0.00 0.24
100.000000Base 2,813,802.66 2,813,802.66100.000000 0.00 0.24

02 Feb 20170.66923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local4,276,412.150 4,276,412.15 4,276,412.15100.000000 0.00 0.36
100.000000Base 4,276,412.15 4,276,412.15100.000000 0.00 0.36

13 Apr 20170.6923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local2,365,802.980 2,365,802.98 2,365,802.98100.000000 0.00 0.20
100.000000Base 2,365,802.98 2,365,802.98100.000000 0.00 0.20

13 Feb 20170.892646KPD8 VICTORY RECEIVABLES

99.973333Local25,000,000.000 24,993,333.33 24,993,333.3399.973333 0.00 2.11
99.973333Base 24,993,333.33 24,993,333.3399.973333 0.00 2.11

07 Mar 20170.7592828CQ78 VISA INC

99.929167Local10,000,000.000 9,992,916.67 9,992,916.6799.929167 0.00 0.84
99.929167Base 9,992,916.67 9,992,916.6799.929167 0.00 0.84

01 Feb 20170.76930ABD003 FIDELITY INVESTMENTS MONEY

100.000000Local50,171,552.110 50,171,552.11 50,171,552.11100.000000 0.00 4.24
100.000000Base 50,171,552.11 50,171,552.11100.000000 0.00 4.24

03 Feb 20170.7396327RP32 WHEELS INC

99.995944Local15,000,000.000 14,999,391.67 14,999,391.6799.995944 0.00 1.27
99.995944Base 14,999,391.67 14,999,391.6799.995944 0.00 1.27

01 Feb 20170.55979QHT009 WELLS FARGO REPO

100.000000Local192,366,644.670 192,366,644.67 192,366,644.67100.000000 0.00 16.25
100.000000Base 192,366,644.67 192,366,644.67100.000000 0.00 16.25

01 Feb 20170.5979QRC005 BANK OF AMERICA REPO

100.000000Local100,000,000.000 100,000,000.00 100,000,000.00100.000000 0.00 8.45
100.000000Base 100,000,000.00 100,000,000.00100.000000 0.00 8.45

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

January 31, 2017

ATZF

ST OF AZ POOL 5 LGIP

February 7, 2017As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

02 Feb 20170.898137RP20 WORKING CAP. MAN. CO

99.997778Local10,000,000.000 9,999,777.78 9,999,777.7899.997778 0.00 0.84
99.997778Base 9,999,777.78 9,999,777.7899.997778 0.00 0.84

13 Feb 20170.8798137RPD6 WORKING CAP. MAN. CO

99.971000Local15,000,000.000 14,995,650.00 14,995,650.0099.971000 0.00 1.27
99.971000Base 14,995,650.00 14,995,650.0099.971000 0.00 1.27

14 Feb 20170.8898137RPE4 WORKING CAP. MAN. CO

99.968222Local15,000,000.000 14,995,233.33 14,995,233.3399.968222 0.00 1.27
99.968222Base 14,995,233.33 14,995,233.3399.968222 0.00 1.27

US DOLLAR  Total
1,175,507,214.570 Local 1,174,992,571.03 1,174,996,356.88 3,785.85 99.24

Base 1,174,992,571.03 1,174,996,356.88 3,785.85 99.24

Base1,175,507,214.570 1,174,992,571.03 1,174,996,356.88 3,785.85 99.24

CASH EQUIVALENT Total

FIXED INCOME
1.000000Exchange Rate:US DOLLAR

15 Aug 20170.6314314EAA9 CARMAX AUTO OWNER TRUST CARMX 2016 3 A1

99.986080Local1,021,703.450 1,021,703.45 1,021,561.23100.000000 -142.22 0.09
99.986080Base8,000,000.000Original Face: 1,021,703.45 1,021,561.23100.000000 -142.22 0.09

11 Jul 20171.024422ESZ3 JOHN DEERE CAPITAL CORP SR UNSECURED 07/17 VAR

100.222900Local4,000,000.000 4,009,560.00 4,008,916.00100.239000 -644.00 0.34
100.222900Base 4,009,560.00 4,008,916.00100.239000 -644.00 0.34

24 Jul 20170.8524703EAA7 DELL EQUIPMENT FINANCE TRUST DEFT 2016 1 A1 144A

100.000190Local3,969,068.570 3,969,068.57 3,969,076.11100.000000 7.54 0.34
100.000190Base15,000,000.000Original Face: 3,969,068.57 3,969,076.11100.000000 7.54 0.34

US DOLLAR  Total
8,990,772.020 Local 9,000,332.02 8,999,553.34 -778.68 0.76

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

January 31, 2017

ATZF

ST OF AZ POOL 5 LGIP

February 7, 2017As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

Base23,000,000.000Original Face: 9,000,332.02 8,999,553.34 -778.68 0.76

Base8,990,772.020 9,000,332.02 8,999,553.34 -778.68 0.76

FIXED INCOME Total

23,000,000.000Original Face:

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

January 31, 2017

ATZF

ST OF AZ POOL 5 LGIP

February 7, 2017As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

1,183,993,244.71Base1,184,498,328.250
FUND Total

1,183,996,251.88 3,007.17 100.00
Original Face: 23,000,000.000

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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Currency Summary

Holdings

View Date: February 7, 2017

% FundUnits Total Cost Market Value Total Unreal Gn/LsUnreal Curr Gn/LsUnreal Sec Gn/Ls
% Currency

As of: January 31, 2017

Base Currency:USD - US DOLLAR

ST OF AZ POOL 5 LGIP

ATZF
STATE OF ARIZONA

FUND:

US DOLLAR 1.000000Exchange Rate:

341.660 341.66 0.000.00Local 341.66 0.00

CASH

0.00341.66 0.000.00341.66Base 0.00

1,175,507,214.570 1,174,996,356.88 3,785.853,785.85Local 1,174,992,571.03 99.24

CASH EQUIVALENT

3,785.851,174,996,356.88 3,785.850.001,174,992,571.03Base 99.24

8,990,772.020 8,999,553.34 -778.68-778.68Local 9,000,332.02 0.76

FIXED INCOME

23,000,000.000 -778.688,999,553.34 -778.680.009,000,332.02BaseOriginal Face: 0.76

US DOLLAR  Total
1,184,498,328.250 1,183,993,244.71 1,183,996,251.88 3,007.173,007.17Local 100.00

0.003,007.1723,000,000.000 1,183,993,244.71 1,183,996,251.88 3,007.17BaseOriginal Face: 100.00

0.003,007.171,184,498,328.250 1,183,993,244.71 1,183,996,251.88 3,007.17

FUND Total
Base 100.00

23,000,000.000Original Face:

Prepared by State StreetPage 9 Books Closed



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA

ATZF

January 31, 2017 February 7, 2017

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH

341.660 341.66 341.66 0.00 0.00 0.00 0.00
US DOLLAR

CASH Total
341.660 341.66 341.66 0.000.00 0.000.00

Page 10 Books Closed Prepared by State Street



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA

ATZF

January 31, 2017 February 7, 2017

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH EQUIVALENT

1,175,507,214.570 1,174,992,571.03 1,174,996,356.88 99.24 3,785.85 0.00 3,785.85
US DOLLAR

CASH EQUIVALENT Total
1,175,507,214.570 1,174,992,571.03 1,174,996,356.88 3,785.8599.24 3,785.850.00

Page 11 Books Closed Prepared by State Street



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA

ATZF

January 31, 2017 February 7, 2017

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

FIXED INCOME

8,990,772.020 9,000,332.02 8,999,553.34 0.76 -778.68 0.00 -778.68
US DOLLAR

FIXED INCOME Total
8,990,772.020 9,000,332.02 8,999,553.34 -778.680.76 -778.680.00

Page 12 Books Closed Prepared by State Street



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA

ATZF

January 31, 2017 February 7, 2017

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

FUND Total
1,184,498,328.250 1,183,993,244.71 1,183,996,251.88 100.00 3,007.17 0.00 3,007.17

Page 13 Books Closed Prepared by State Street



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/LsNotional Par % Fund

Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA

ATZF

January 31, 2017 February 7, 2017

Fund Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH
341.660 341.66 341.66 0.00 0.00 0.00 0.00

0.00
0.00

0.00
0.00

0.00
0.00

GN GN GN
LS LS LS

CASH EQUIVALENT
1,175,507,214.570 1,174,992,571.03 1,174,996,356.88 99.24 3,785.85 0.00 3,785.85

3,785.85
0.00

0.00
0.00

3,785.85
0.00

GN GN GN
LS LS LS

FIXED INCOME
8,990,772.020 9,000,332.02 8,999,553.34 0.76 -778.68 0.00 -778.68

7.54
-786.22

0.00
0.00

7.54
-786.22

GN GN GN
LS LS LS

Original Face: 23,000,000.000

FUND Total
1,184,498,328.250 1,183,993,244.71 1,183,996,251.88 100.00 3,007.17 0.00 3,007.170.000

0.00-786.22 LS
GN3,793.39 0.00 3,793.39

-786.22
GN GN
LS LS

23,000,000.000Original Face:

Page 14 Books Closed Prepared by State Street
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